
STATE OF ARIZONA

July 31, 2017

ATZG

ST OF AZ POOL 7 LGIP FF&C

August 8, 2017As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

CASH
1.000000Exchange Rate:US DOLLAR

USD US DOLLAR

1.000000Local-662,861.510 -662,861.51 -662,861.511.000000 0.00 0.05
1.000000Base -662,861.51 -662,861.511.000000 0.00 0.05

US DOLLAR  Total
-662,861.510 Local -662,861.51 -662,861.51 0.00 0.05

Base -662,861.51 -662,861.51 0.00 0.05

Base-662,861.510 -662,861.51 -662,861.51 0.00 0.05

CASH Total

CASH EQUIVALENT
1.000000Exchange Rate:US DOLLAR

17 Aug 20170.933912796KF5 TREASURY BILL 08/17 0.00000

99.958533Local40,000,000.000 39,983,413.33 39,983,413.3399.958533 0.00 3.04
99.958533Base 39,983,413.33 39,983,413.3399.958533 0.00 3.04

14 Sep 20170.85912796KL2 TREASURY BILL 09/17 0.00000

99.896050Local80,000,000.000 79,916,839.99 79,916,839.9999.896050 0.00 6.09
99.896050Base 79,916,839.99 79,916,839.9999.896050 0.00 6.09

12 Oct 20170.8855912796KR9 TREASURY BILL 10/17 0.00000

99.822900Local40,000,000.000 39,929,160.00 39,929,160.0099.822900 0.00 3.04
99.822900Base 39,929,160.00 39,929,160.0099.822900 0.00 3.04

09 Nov 20171.0155912796KX6 TREASURY BILL 11/17 0.00000

99.706400Local60,000,000.000 59,832,138.88 59,823,840.0099.720231 -8,298.88 4.56
99.706400Base 59,832,138.88 59,823,840.0099.720231 -8,298.88 4.56

10 Aug 20170.906912796LP2 TREASURY BILL 08/17 0.00000

99.977350Local10,000,000.000 9,997,735.00 9,997,735.0099.977350 0.00 0.76
99.977350Base 9,997,735.00 9,997,735.0099.977350 0.00 0.76

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

July 31, 2017

ATZG

ST OF AZ POOL 7 LGIP FF&C

August 8, 2017As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

24 Aug 20170.82912796LQ0 TREASURY BILL 08/17 0.00000

99.947515Local80,000,000.000 79,958,012.22 79,958,012.2299.947515 0.00 6.09
99.947515Base 79,958,012.22 79,958,012.2299.947515 0.00 6.09

31 Aug 20170.8805912796LR8 TREASURY BILL 08/17 0.00000

99.927942Local100,000,000.000 99,927,941.67 99,927,941.6799.927942 0.00 7.61
99.927942Base 99,927,941.67 99,927,941.6799.927942 0.00 7.61

21 Sep 20170.9105912796LU1 TREASURY BILL 09/17 0.00000

99.871013Local30,000,000.000 29,961,303.75 29,961,303.7599.871013 0.00 2.28
99.871013Base 29,961,303.75 29,961,303.7599.871013 0.00 2.28

28 Sep 20170.915912796LV9 TREASURY BILL 09/17 0.00000

99.852946Local50,000,000.000 49,926,472.91 49,926,472.9199.852946 0.00 3.80
99.852946Base 49,926,472.91 49,926,472.9199.852946 0.00 3.80

05 Oct 20170.98912796LW7 TREASURY BILL 10/17 0.00000

99.829375Local110,000,000.000 109,812,312.50 109,812,312.5099.829375 0.00 8.36
99.829375Base 109,812,312.50 109,812,312.5099.829375 0.00 8.36

19 Oct 20170.978912796LY3 TREASURY BILL 10/17 0.00000

99.793832Local120,000,000.000 119,752,598.33 119,752,598.3399.793832 0.00 9.12
99.793832Base 119,752,598.33 119,752,598.3399.793832 0.00 9.12

26 Oct 20171.166912796LZ0 TREASURY BILL 10/17 0.00000

99.756123Local125,000,000.000 124,695,153.88 124,695,153.8899.756123 0.00 9.50
99.756123Base 124,695,153.88 124,695,153.8899.756123 0.00 9.50

02 Nov 20170.9905912796MA4 TREASURY BILL 11/17 0.00000

99.727800Local70,000,000.000 69,822,473.34 69,809,460.0099.746390 -13,013.34 5.32
99.727800Base 69,822,473.34 69,809,460.0099.746390 -13,013.34 5.32

16 Nov 20171.03912796MC0 TREASURY BILL 11/17 0.00000

99.688800Local40,000,000.000 39,877,544.45 39,875,520.0099.693861 -2,024.45 3.04
99.688800Base 39,877,544.45 39,875,520.0099.693861 -2,024.45 3.04

24 Nov 20171.03912796MD8 TREASURY BILL 11/17 0.00000

99.665300Local40,000,000.000 39,868,388.89 39,866,120.0099.670972 -2,268.89 3.04
99.665300Base 39,868,388.89 39,866,120.0099.670972 -2,268.89 3.04

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

July 31, 2017

ATZG

ST OF AZ POOL 7 LGIP FF&C

August 8, 2017As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

30 Nov 20171.075912796ME6 TREASURY BILL 11/17 0.00000

99.651300Local45,000,000.000 44,840,347.22 44,843,085.0099.645216 2,737.78 3.42
99.651300Base 44,840,347.22 44,843,085.0099.645216 2,737.78 3.42

01 Aug 20171.01921FRK000 BMO TRIPARTY MTGE CLAS/ISIT/RTRP MATU//20121224

100.000000Local82,823,020.370 82,823,020.37 82,823,020.37100.000000 0.00 6.31
100.000000Base 82,823,020.37 82,823,020.37100.000000 0.00 6.31

03 Aug 20170.85923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local6,119,010.270 6,119,010.27 6,119,010.27100.000000 0.00 0.47
100.000000Base 6,119,010.27 6,119,010.27100.000000 0.00 0.47

12 Oct 20170.92923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local5,661,760.460 5,661,760.46 5,661,760.46100.000000 0.00 0.43
100.000000Base 5,661,760.46 5,661,760.46100.000000 0.00 0.43

01 Aug 20171.12926NKW009 AMHERST PIERPONT 04/15 VAR

100.000000Local7,205,619.780 7,205,619.78 7,205,619.78100.000000 0.00 0.55
100.000000Base 7,205,619.78 7,205,619.78100.000000 0.00 0.55

01 Aug 20170.79930ABD003 FIDELITY INVESTMENTS MONEY

100.000000Local10,142,374.440 10,142,374.44 10,142,374.44100.000000 0.00 0.77
100.000000Base 10,142,374.44 10,142,374.44100.000000 0.00 0.77

01 Aug 20171.04979QHT009 WELLS FARGO REPO

100.000000Local70,000,000.000 70,000,000.00 70,000,000.00100.000000 0.00 5.33
100.000000Base 70,000,000.00 70,000,000.00100.000000 0.00 5.33

01 Aug 20170.22979RFJ001 ALLIANCE BANK OF ARIZONA MONEY

100.000000Local761,099.440 761,099.44 761,099.44100.000000 0.00 0.06
100.000000Base 761,099.44 761,099.44100.000000 0.00 0.06

01 Aug 20170.57979RFJ001 ALLIANCE BANK OF ARIZONA MONEY

100.000000Local2,418,526.510 2,418,526.51 2,418,526.51100.000000 0.00 0.18
100.000000Base 2,418,526.51 2,418,526.51100.000000 0.00 0.18

01 Aug 20171.06979TUW001 GUGGENHEIM SECURITIES REPO 08/14 VAR

100.000000Local89,221,011.960 89,221,011.96 89,221,011.96100.000000 0.00 6.79
100.000000Base 89,221,011.96 89,221,011.96100.000000 0.00 6.79

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

July 31, 2017

ATZG

ST OF AZ POOL 7 LGIP FF&C

August 8, 2017As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

US DOLLAR  Total
1,314,352,423.230 Local 1,312,454,259.59 1,312,431,391.81 -22,867.78 99.95

Base 1,312,454,259.59 1,312,431,391.81 -22,867.78 99.95

Base1,314,352,423.230 1,312,454,259.59 1,312,431,391.81 -22,867.78 99.95

CASH EQUIVALENT Total

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

July 31, 2017

ATZG

ST OF AZ POOL 7 LGIP FF&C

August 8, 2017As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

1,311,791,398.08Base1,313,689,561.720
FUND Total

1,311,768,530.30 -22,867.78 100.00

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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Currency Summary

Holdings

View Date: August 8, 2017

% FundUnits Total Cost Market Value Total Unreal Gn/LsUnreal Curr Gn/LsUnreal Sec Gn/Ls
% Currency

As of: July 31, 2017

Base Currency:USD - US DOLLAR

ST OF AZ POOL 7 LGIP FF&C

ATZG
STATE OF ARIZONA

FUND:

US DOLLAR 1.000000Exchange Rate:

-662,861.510 -662,861.51 0.000.00Local -662,861.51 0.05

CASH

0.00-662,861.51 0.000.00-662,861.51Base 0.05

1,314,352,423.230 1,312,431,391.81 -22,867.78-22,867.78Local 1,312,454,259.59 99.95

CASH EQUIVALENT

-22,867.781,312,431,391.81 -22,867.780.001,312,454,259.59Base 99.95

US DOLLAR  Total
1,313,689,561.720 1,311,791,398.08 1,311,768,530.30 -22,867.78-22,867.78Local 100.00

0.00-22,867.781,311,791,398.08 1,311,768,530.30 -22,867.78Base 100.00

0.00-22,867.781,313,689,561.720 1,311,791,398.08 1,311,768,530.30 -22,867.78

FUND Total
Base 100.00

Prepared by State StreetPage 6 Books Closed



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

July 31, 2017 August 8, 2017

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH

-662,861.510 -662,861.51 -662,861.51 0.05 0.00 0.00 0.00
US DOLLAR

CASH Total
-662,861.510 -662,861.51 -662,861.51 0.000.05 0.000.00

Page 7 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

July 31, 2017 August 8, 2017

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

1,314,352,423.230 1,312,454,259.59 1,312,431,391.81 99.95 -22,867.78 0.00 -22,867.78
US DOLLAR

CASH EQUIVALENT Total
1,314,352,423.230 1,312,454,259.59 1,312,431,391.81 -22,867.7899.95 -22,867.780.00

Page 8 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

July 31, 2017 August 8, 2017

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
1,313,689,561.720 1,311,791,398.08 1,311,768,530.30 100.00 -22,867.78 0.00 -22,867.78

Page 9 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/LsNotional Par % Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

July 31, 2017 August 8, 2017

Fund Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH
-662,861.510 -662,861.51 -662,861.51 0.05 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

CASH EQUIVALENT
1,314,352,423.230 1,312,454,259.59 1,312,431,391.81 99.95 -22,867.78 0.00 -22,867.78

2,737.78
-25,605.56

0.00
0.00

2,737.78
-25,605.56

GN GN GN
LS LS LS

FUND Total
1,313,689,561.720 1,311,791,398.08 1,311,768,530.30 100.00 -22,867.78 0.00 -22,867.780.000

0.00-25,605.56 LS
GN2,737.78 0.00 2,737.78

-25,605.56
GN GN
LS LS
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